A novel SSA forecasting algorithm based on coefficients of LRF is proposed. The performance of the proposed method is examined in terms of a variety of window lengths and noise levels. To this end, average bootstrap SSA is used which provides precise estimation of underlying coefficients of LRF. A simulation study and an application to real data are conducted to investigate the sensitivity and accuracy of the proposed technique in comparison to basic SSA in order to show the applicability of the method. Furthermore, a forecast interval based on bootstrap SSA is established and it succeeds in producing a comparatively smoother boundary with a low level of uncertainty and less variation.
